2018-12-20

oll
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2018-12-19

KK

7|

0 2o
6 &2

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B
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SAY  2018-12-20

2018-12-19

his 7/tE5d 0 0 0 ALy
ol F7t5H 992 0 992 ZtLH
2. Qt7|A| "ol &l x
KR4101P30007-2019-03 I A I|200X| =M=
991.69
743.77
495.84
247.92
3
T 0.00 . . . . . . :
?{5 0.00 66.11 132.23 198.34 264.45 330.56 396.68 462.79 528.90
-247.92
-495.84
-743.77
-991.69 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101P30007 2019-03 BAL|200K| M2 80
7| EXpAS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -80 -80 -80 -80 -80 -80 -80
-5.33% -53 -53 -53 -53 -53 -53 -53
-2.67% -27 -27 -27 -27 -27 -27 -27
0% 0 0 0 0 0 0 0
2.67% 27 27 27 27 27 27 27
5.33% 53 53 53 53 53 53 53
8.00% 80 80 80 80 80 80 80



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

69



ZA|Y  2018-12-20
7= 2018-12-19

SMARTEH] -MSCIM ZI = 53 A%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs B Aot 13,197 0 13,197 9|

2. B7|AIHO| 2YRE

3. AlLjE|2E oI A0 Y=A) (Thel- 4 2hel)
SWMXWOO( A EHMXWO 0| 2}S181122 1,015

* YT 2[A3 WE o B2 FFO| o2 F0| AN WEX|TL AEEIUS
4. ot & F| 2= YZH(VaR : 9% E|+F, 10U 7| F) (Thel- 4 2hRl)
527

YR 2[Ad WEO| ZR FYO| ofH{Z0| A0 WEX|Z AFEEIAS



ZA|Y  2018-12-20
7= 2018-12-19

SMARTE 3 2 EZ A YCSIS004%

Heftld Al g™
Al x| 2 A9} 0 0 02
ugs x| 2 Aot 3,355 0 3,355 &9

2. B7|AIHO| 2YRE

3. A2 EQFZHEE[HEH0 YY) (THo|- 2kl
SWCSI5000C A18HCSIS000| 25180910 258

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2k
380

o

s A3 WEO ZS O 0f220] U0 X7 ABEUS



DAY 2018-12-20
J|ZY  2018-12-19

{2 C &
Mt FEH  ME 0 0 0
ol {7tsd M= 699 0 699

VGH9-EURO STOXX 50 Mar19
699.34

524.50

349.67

174.83

— 0-00 T T T 1 T T T
?{5 0.00 758.00 1,516.00 2,274.00,3,032.00 3,790.00 4,548.00 5,306.00 6,064.00

-174.83

-349.67

-524.50

-699.34 -

3. A2 EQFZHEE[HEH0 YY) (THe(-g
VGH9 EURO STOXX 50 Mar19 56

o

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2k

o



DAY 2018-12-20
J|ZY  2018-12-19

T=
Ayt /7t53H M2 0 0 0
At /158 ME 0 0 0 &
A 7153 ME 1,180 0 1,180
=4 27153 ME 118 0 118 =HLf

2. 7N He| &

12
|
P

HCZ8-HSCEI FUTURES DEC 18

1,179.98
884.98
589.99
294.99
=
=
f‘-‘r 0.00 T T T J T T T
2{; 0.00 2,555.75 5,111.50 7,667.25,20,223.0012,778.7515,334.5017,890.2520,446.00
-294.99
-589.99
-884.98
-1,179.98 -
72
MHCZ8-MINI H-SHR IDX FU DEC18
88.51
59.01
29.50
=
=
f‘-‘r 0.00 T T T 1 T T T 1
9}: 0.00 2,555.75 5,111.50 7,667.25,10,223.0012,778.7515,334.5017,890.2520,446.00




SH

-29.50

-59.01

-88.51

-118.01 -

3. AlLtE| 2 £QF=HSE =0 E=H)

HCZ8
MHCZ8

HSCEI FUTURES DEC 18
MINI H-SHR IDX FU DEC18

o &= (VaR : 99% 2| +F, 10 7| F)

o
£
'
E
[0

o
£
'
E
[0



ZA|Y  2018-12-20
7|=2  2018-12-19

e Q5

eM 0 0 0 S
A mtsd =i 0 699824  -699,824 HLY

KR4201P12672-2019-01 &267.5

160,566.88

120,425.16

80,283.44

40,141.72

— O-OO T T T L T T T
o 0.00 66.88 133.75 200.63 267.50\ 334.38 401.25 468.13 535.00

-40,141.72

-80,283.44

-120,425.16

-160,566.88

KR4201P12706-2019-01 =270

255,757.50

191,818.13

127,878.75

63,939.38

— O-OO T T T L T T T 1
of 0.00 67.50 135.00 202.50 270.00%_337.50 405.00 472.50 540.00

-63,939.38




-127,878.75

-191,818.13

-255,757.50

KR4301P12704-2019-01 5270

283,500.00

212,625.00

141,750.00

70,875.00

— 0.00

ol 0.00

67.50 135.00 202.50_270.00 337.50 405.00

472.50 540.00

-70,875.00

-141,750.00

-212,625.00

-283,500.00 -

3. AUzE|E &7z

e ESSL P

KR4201P12672 2019-01 2267.5

7| Z=XpLe] S

(Erl-ayat

9,84

o

\
J

o

e -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 3979 3889 3775 3639 3482 3,307 3,117
-5.33% 3621 3430 3217 2988 2744 2,488 2,222
-2.67% 2735 2437 2131 1818 1501 1,179 855

0% 1,051 700 350 0 -350 700 -1,050
267%  -1534  -1850  -2173  -2500  -2,832 3166 -3,504
533% 4886  -5109  -5352  -5612  -5885 6168  -6461
800%  -8742  -8868 9021  -9197  -9,394 9,609  -9,840

KR4201P12706 2019-01 2270 14,716
7| =Xt HEE

I -2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 5290 5185 5044 4869 4,660 4,422 4,157



-5.33%
-2.67%
0%
2.67%
5.33%
8.00%

7424
-8.00%
-5.33%
-2.67%

0%
2.67%
5.33%
8.00%

4,894
3,828
1,638
-1,948
-6,843
-12,685

KR4301P12704

-25.00%
-18,727
-11,337

-4,394
1,214
4,663
6,137
6,555

4,648 4,364 4,048
3,406 2,963 2,504
1,094 548 0
-2,485 -3,027 -3,572
-7,258 -7,697 -8,155
-12,939 -13,235 -13,565
2019-01 =270
7| ZRpArO] HE AN

-16.67% -8.33% 0%
-18,739 -18,762 -18,799
-11,412 -11,515 -11,643
-4,631 -4,893 -5,176
812 407 0
4,278 3,886 3,489
5,920 5,674 5,404
6,480 6,377 6,245

ZoH(VaR : 99%Al2|4F,102 7| F)

3,705
2,032
-549
-4,119
-8,629
-13,925

8.33%
-18,853
-11,797

-5476

-409
3,088
5114
6,087

3,340
1,551
-1,098
-4,669
-9,116
-14,310

16.67%
-18,924
-11,974
-5,790
-820
2,683
4,808
5,905

2,954
1,061
-1,649
-5,220
-9,613
-14,716
19,014

25.00%
-19,014
-12,171
-6,116
-1,232
2,276
4,487
5,700



o 2018

-12-20

7|=2  2018-12-19

il
zr

~

ol

<

At ftsd M2 0 0 0
At FtEH =24 0 0 0 &
Ay £3} M 0 0 0 &tQ|
A Rt5H  ME 5,554 0 5,554
= 2It5d e 0 12771 -12,771 &
A E3} ME 0 2,729 -2,729 & 9|

HCZ8-HSCEI FUTURES DEC 18

4,165.22

2,776.81

1,388.41

0.00

0.

DO 2,555.75 5,11

1.50 7,667.25,10,223.0012,778.7515,334.5017,890.2520,44

-1,388.41

-2,776.81

-4,165.22

16.00

-5,553.62 -

448.09

OHHIZ8-C104-HSCEI

336.07

224.05

112.02




.00  2,600.00 5,200.00 7,800.00 10,400.0613,000.0015,600.0018,200.0020,800.00

-224.05

-336.07

-448.09

5,937.25

4,452.94

2,968.63

1,484.31

0.00

-1,484.31

-2,968.63

-4,452.94

-5,937.25

OHHIZ8-C106-HSCEI

0.00 2,650.00 5,300.00 7,950.0010,600.0013,250.0015,900.0018,550.0021,200.00

OHHIZ8-P104-HSCEI

448.09

336.07

224.05

112.02

.00  2,600.00 5,200.00 7,800.00,40,400.0013,000.0015,600.0018,200.0020,800.00




-11z.Uz /
-224.05 /
-336.07

-448.09
71
OHHIZ8-P106-HSCEI
5,937.25
4,452.94
2,968.63
1,484.31
=
;E 0.00 T T T T T T 1
2|5 0.00 2,650.00 5,300.00 7,QSM(')0.0013,250.0015,900.0018,550.0021,200.00
-1,484.31 /
-2,968.63 /
-4,452.94
-5,937.25
712
3. A|LIE2|E £ XZH-F(X|CHE Ao A Z ) (TH|- e TRl
FX21018Z00 KRW/HKD 11-03-19E 218
HCZ8 HSCEI FUTURES DEC 18 444
OHHIZ8-C1C HSCEI 36
OHHIZ8-C1( HSCEI 475
OHHIZ8-P1C HSCEI 36
OHHIZ8-P1C HSCEI 475
4. i d4-Eo| Z|Cf A0 A4 ZH(VaR : 99%ME|+=F,1087|F) (St ey a3
1,518



N o
MY >
ne me

2018-12-20
2018-12-19

DB Ot YATAHHER(FAEY-T

32

= 2 13

I 4r = >

2. 7N He| &

10

|
B

AHefitl e Az

S5 2 0
R e L | 0
2Itsd  ag 31,836
S5 =4 0

KR4201P12706-2019-01 &270

0 ZHLH
31,836 &9
-34,350 EbLY

18,900.00
14,175.00
9,450.00

4,725.00

ol
4 0
-4,725.00

-9,450.00
-14,175.00

-18,900.00

.00

67.50 135.00 202.50 270.00%_337.50 405.00 472.50

540.00

KR4301P12670-2019-01 5£267.5

8,025.00

6,018.75

4,012.50

2,006.25

— 0.00

.00

66.88 133.75 200.63 267.50 334.38

468.13  535.00



@ e v e o st e
-2,006.25 //
-4,012.50 /
-6,018.75
-8,025.00
74
KR4301P12704-2019-01 %270
7,425.00
5,568.75
3,712.50
1,856.25
=
;E 0-00 T T T T T T 1
%5 0.00 67.50 135.00 202%.00 337.50 405.00 472.50 540.00
-1,856.25 /
-3,712.50 /
-5,568.75
-7,425.00
77
3. ALIE|2E =9 A XHF (X|CH =4 o A=) (G R I
2529E+11 UBCSFXC1 INDEX_14 2,635
7| Z=XHAEOl HE
7t . -2500% -1667%  -8.33% 0%  833% 1667%  25.00%
-8.00% -2,635 -2,635 -2,635 -2,635 -2,635 -2,635 -2,635
-5.33% -1,757 -1,757 -1,757 1,757 -1,757 -1,757 -1,757
267% -878 -878 -878 -878 -878 -878 -878
0% 0 0 0 0 0 0 0
267% 878 878 878 878 878 878 878
5.33% 1,757 1,757 1,757 1,757 1,757 1,757 1,757
8.00% 2,635 2,635 2,635 2,635 2,635 2,635 2,635
KR4201P12706 2019-01 =270 1,087

7|Z=AHtel 3



7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 391 383 373 360 344 327 307
-5.33% 362 343 323 299 274 247 218
-2.67% 283 252 219 185 150 115 78

0% 121 81 40 0 -41 -81 -122
2.67% -144 -184 -224 -264 -304 -345 -386
5.33% -506 -536 -569 -603 -638 -674 -710
8.00% -937 -956 -978 -1,002 -1,029 -1,057 -1,087

KR4301P12670 2019-01 #267.5 514
7| Z=Xpe] HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -502 -503 -504 -506 -508 -511 -514
-5.33% -294 -297 -301 -306 -312 -318 -325
-2.67% -105 -113 -122 -132 -142 -152 -162

0% 36 24 12 0 -12 -24 -36
2.67% 112 103 93 83 72 61 51
5.33% 140 136 130 124 117 110 102
8.00% 147 145 144 141 138 134 129

KR4301P12704 2019-01 %270 498
7| =X HEd

7t4 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -490 -491 -491 -492 -494 -496 -498
-5.33% -297 -299 -302 -305 -309 -314 -319
-2.67% -115 -121 -128 -136 -143 -152 -160

0% 32 21 11 0 -11 -21 -32
2.67% 122 112 102 91 81 70 60
5.33% 161 155 149 142 134 126 118
8.00% 172 170 167 164 159 155 149

4. it EFo| oo d=H(VaR : 99% 42| +F,10Y7| F) (EH2:

» £
[ACL
[io

Y
S
>



Al 2018-12-20
7|2 2018-12-19

Mt L7I15H ME 0 0 0
A e = B 0 0 0 &9
Mt f715E SHM 0 0 0 RHLY
Mt &3t ME 0 0 0 &e|
= Qs ME 7,789 0 7789
A4 S A 71,455 0 71,455 ZtQ|
A FtEH =4 0 28,647 -28,647 EtL]
A = 2f Mz 0 25,587 -25,587 Q|
2. Q7| A|He| & x
OESXZ8-C3175-EURO STOXX 50
8,255.56
5,503.71
2,751.85
=
fvr 0.00 T T T L, T T T
2{5 0.00 793.75 1,587.50 2,381.25 3,175.00.3,968.75 4,762.50 5,556.25 6,350.00
-2,751.85
-5,503.71
-8,255.56
-11,007.42
7t
OESXZ8-C3200-EURO STOXX 50
3,315.95
2,486.96

1,657.97




S 0.00 T T T T T T 1
of 0.00  800.00 1,600.00 2,400.00 3,200.00.4,000.00 4,800.00 5,600.00 6,400.00

-828.99 \
-1,657.97 \
-2,486.96 \

-3,315.95
7t
OESXZ8-P3175-EURO STOXX 50
8,255.56
5,503.71
2,751.85
&
g——r O-OO T T T T T T 1
%5 0.00 79375 1,587.50 2,381.25,3/175.00 3,968.75 4,762.50 5,556.25 6,350.00
-2,751.85 /
-5,503.71 /
-8,255.56
-11,007.42
7H4
OESXZ8-P3200-EURO STOXX 50
3,315.95
2,486.96
1,657.97
828.99
&
?——r 0.00 T T T D o T T T 1




35 0.00 800.00 1,600.00 2,400.00,3,200.00 4,000.00 4,800.00 5,600.00 6,400.00
-828.99 /
-1,657.97 /
-2,486.96
-3,315.95
717
VGZ8-EURO STOXX 50 DEC18
7,789.40 /
5,842.05 /
3,894.70 /
1,947.35
&l /
;E O-OO T T T T T T 1
2& 0.00 761.50 1,523.00 2,284.50,3,046.00 3,807.50 4,569.00 5,330.50 6,092.00
-1,947.35 /
-3,894.70 /
-5,842.05
-7,789.40
7424
3. AUE|E 2 ZHS(Z =L E=A) (Bl

260105SQPXSG EURO Covered CALL STRATEGY
FX21018U03 KRW/EUR 21-12-18E

FX21018X02 KRW/EUR 22-02-19E

FX21018Z03 KRW/EUR 22-03-19E
OESXZ8-C31EURO STOXX 50
OESXZ8-C3Z2EURO STOXX 50

OESXZ8-P31 EURO STOXX 50

OESXZ8-P32 EURO STOXX 50

VGZ8 EURO STOXX 50 DEC18

[ACL
[Ho

819
409
819
881
265
881
265
623
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3,177



SAY  2018-12-20

2018-12-19

ETFAOIE Y HE|X| 2 EX3EH8S

)
his 7/tSH 0 66 -66 ZLY
A wt5H 15,536 0 15,536 ZfLf
2. Q7| A| Ao &l x
KR4101P30007-2019-03 3 A I|200X| =M =
15,536.44
11,652.33
7,768.22
3,884.11
.E.l'.]
T 000 . . . . . . .
2{5 0.00 6611 132.23 198.34 264.45 330.56 396.68 462.79 528.90
-3,884.11
-7,768.22
-11,652.33
-15,536.44 -
7t4
3. AlLt2[2E P HS (R &0 =) (Thel- 4 2Hel)
KR4101P30007 2019-03 ZAT200X| =M & 256
7| =Xt HEE
7+ -25.00%  -1667%  -833% 0% 8.33% 16.67% 25.00%
-8.00% -1,256 -1,256 -1,256 -1,256 -1,256 -1,256 -1,256
-5.33% -838 -838 -838 -838 -838 -838 -838
-2.67% -419 -419 -419 -419 -419 -419 -419
0% 0 0 0 0 0 0 0
2.67% 419 419 419 419 419 419 419
5.33% 838 838 838 838 838 838 838
8.00% 1,256 1,256 1,256 1,256 1,256 1,256 1,256



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

1,085



DAY 2018-12-20
J|ZY  2018-12-19

ETFAOIEY K| X| 285X

Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,322 0 1,322 Zuy
2. Q7| A| Ao &l x
KR4101P30007-2019-03 I A I|200X| =M=
1,322.25
991.69
661.13
330.56
.E.l'.]
T 000 . . . . . . .
?{5 0.00 66.11 132.23 198.34 264.45 330.56 396.68 462.79 528.90
-330.56
-661.13
-991.69
-1,322.25 -
714
3. AlLt2| 2 & XHF (X[ &M H4=H) (T EH TR
KR4101P30007 2019-03 I ALO|200K| =M= 107
7| Z=Xibe| HESd
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -107 -107 -107 -107 -107 -107 -107
-5.33% -71 -71 -71 -71 -71 -71 -71
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 71 71 71 71 71 71 71
8.00% 107 107 107 107 107 107 107



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

92



2018-12-20

=
7|29 2018-12-19
ETFAOIEY 2| X| 2 EMEEH10S
L Hef=
A Rt5d  ME 0 0 0 FLf
+A w7t5d  Md= 1,983 0 1,983 U
2. OF7|A|FQ| QX
KR4101P30007-2019-03 F A 1| 200X| +=M =
1,983.38
1,487.53
991.69
495.84
ol
T 000 . . . . : . :
?15 000  66.11 13223 198.34 264.45 330.56 396.68 462.79 528.90
-495.84
-991.69
-1,487.53
-1,983.38 -
4
3. ALIE|RE 2o THEE L0 SAH) (THel:= 220
KR4101P30007 2019-03 FAI200K| =M 2 160
7| =Rt HEY
7t -2500%  -16.67%  -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -160 -160 -160 -160 -160 -160 -160
-5.33% -107 -107 -107 -107 -107 -107 -107
-2.67% -53 -53 -53 -53 -53 -53 -53
0% 0 0 0 0 0 0 0
2.67% 53 53 53 53 53 53 53
5.33% 107 107 107 107 107 107 107
8.00% 160 160 160 160 160 160 160



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

138



Al 2018-12-20

2018-12-19
ADFEKRX30091H A 2 5 X &}

{2l CH &
his 7/tE5d 0 0 0 ALy
ol F7t5H 595 0 595 ALY
2. Qt7|A| "ol &l x
KR4101P30007-2019-03 I A I|200X| =M=
595.01
446.26
297.51
148.75
3
T 0.00 . . . . . . :
?{5 0.00 66.11 132.23 198.34 264.45 330.56 396.68 462.79 528.90
-148.75
-297.51
-446.26
-595.01 -
74
3. ALE|E &l xHEF (XA =) (THS|-EH TRl
KR4101P30007 2019-03 BAL|200K| M2 48
7| EXpAS| HFd
7t -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -48 -48 -48 -48 -48 -48 -48
-5.33% -32 -32 -32 -32 -32 -32 -32
-2.67% -16 -16 -16 -16 -16 -16 -16
0% 0 0 0 0 0 0 0
2.67% 16 16 16 16 16 16 16
5.33% 32 32 32 32 32 32 32
8.00% 48 48 48 48 48 48 48



ot

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

42



Al 2018-12-20
7|2 2018-12-19

2| C| I}QIK200(F Al = 8- R ZHR &)

T=
At 27153 ME 0 0 0 ALK
At s15H =M 0 0 0 &
A 7153 ME 12,429 0 12,429 ALY
= o= 2M 1,145 23,338 -22,193 ZHLK

2. 7N He| &

12
|
P

KR4101P30007-2019-03 I A 1| 200X| =M &

9,321.86
6,214.58
3,107.29
=
=
:;E O-OO T T T ( T T T
%5 0.00 66.11 132.23 198.34 _7264.45 330.56 396.68 462.79 528.90
-3,107.29
-6,214.58
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